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$a$ ; $b\Leftrightarrow a_{k}>b,$ $k.=1,$$\ldots,m=k$
$a\geq b\Leftrightarrow a>b,$$a\neq b=$
$a>b\Leftrightarrow a_{k}>b_{k},$ $k=1,\ldots,m$ .
$U\subset R^{m}$
$e(U)=$ {$x\in U|X<y=$ for some $y\in U$ implies $x=y$}.
$S=\{1, \ldots,N\}$ :
$A=$ : , $A(i):i\in S$
$GrA=\{(i,a)|i\in S, a\in A(i)\}$
$p(j|i,a),$ $i,j\in S,$ $a\in A(i)$ :
$r(i,a)=(\gamma^{1}(i,\mathit{0}),\ldots,\gamma(mi,a))\mathrm{E}R^{m}$ :
$\pi$ $\phi_{\pi}(i_{1})=(\phi_{\pi}^{1}(i_{\iota}), \ldots, \phi_{\pi}^{m}(i_{\iota}))$ . ,
. $\sim 1\neg T\neg-$ ,. $b,$ . $\backslash$ $r$
$\phi_{\pi}^{k}(i_{\iota})=\lim\inf\frac{1}{T}\sum Tarrow\infty t\overline{-}\sum_{j,a}P_{\pi}$
$\{it=i,a_{t}=a|i_{1}\}$ $r^{k}(j,a)$ .
$X_{ja}^{T}[ \pi](i1)=\frac{1}{T}\sum_{\underline{-}}tP\{\mathrm{r}\pi i_{t}=j,a_{t}=a|i_{1}\},$ $(j,a)\in GrA$
:T –
$X[\pi](i)1$ : $\{x^{T}[\pi](i)1’ T=1,2,\ldots\}$ $x[\pi](i)1$ , .




$\Pi$ : ; $\pi=\{\pi_{\iota},\pi_{2}, \ldots\},$ $\pi_{n}=\pi(n|h_{n})$
$\Pi_{1}(i_{1})$ : $X[\pi](i_{\iota})$ -
$\Pi_{D}$ : , $f:Sarrow As.t$ . $f(i)\in A(i)$
.
\mbox{\boldmath $\pi$}\in \in nll $(i_{1})$ , $\phi_{\pi}(i_{1})=\sum_{j,a}X_{ja}.[\pi](i_{\iota})r(j,\mathit{0})$ .
$V(i_{1})=\underline{\cup}\phi_{\pi}(i_{\iota})$ ,
$V_{1}(i_{1})= \bigcup_{\in\pi\Pi}\{\phi\pi(i_{1})\},$ $V_{D}(i_{1})=\cup f\infty\in\Pi_{D}$ { $\phi_{f}\varpi$ (i)1},
$W(i_{\mathrm{l}})= \bigcup_{\in\pi\Pi}\{\sum_{aj},X[ja](i_{1})r(j,a)|x[\pi](i)1\in x[\pi](i)1\}\pi$
.
2. 1. $i_{1}\in S$ $\phi_{\pi}.(i_{1})\in e(V(i\iota))$ , $\pi^{\mathrm{r}}l3:\text{ _{ } ^{ }}$ .
2. 1. (Derman [1], Kallenberg [5]) $W(i_{1})=V_{1}(i_{1})=COV_{D}(i_{1})$ , $i_{1}\in S$ .
2. 2. $e(V(i_{1}))=e(V_{1}(i_{1})),$ $i_{1}\in S$ .
3.
$B^{m}(S)$ $S$ m , $r^{c}(i_{1},i_{n},a)n=<c(i\mathrm{t}),\gamma(i_{n},a_{n})>,$ $c\in B^{m}(S)$
$(\mathrm{N}\mathrm{D}\mathrm{P}(c))$ . , $\pi$
$J_{\pi}(i_{1})= \sum_{j,a}X_{J}\cdot[\pi](i_{1})\gamma$
($c$ i, $j$l’ $a$),$\pi\in\Pi_{1}( i_{\iota}),$ $i\mathrm{l}\in S$
.
3. 1. $i_{1}\mathrm{B}$ , $J_{\pi}\cdot(i_{1})=>J_{\pi}(i_{1}),$ $\pi\in\Pi_{1}(i_{1})$ , $\pi*$ NDP(C)
.
3. 1 (Yu [111) $\pi\in_{i_{1}}\text{ }*\Pi_{1}(i_{1})$ , $c\in B^{m}(S),$ $c>0$ $\pi^{\mathrm{s}}$
NDP(c) , .









$=><c(i_{1}),r$ ($i_{t’}$a ) $>+ \sum_{\overline{-}}jp(j|i,a)ft<c(i_{1}),u(j)>$ (3.2)
$u\in B^{m}(S)$ $c\in B^{m}(S),$ $c>0$ .
3. 2. $i_{1}\in S$ , $(i_{t},a_{t})\in GrA,$ $i_{t}\in S$($f^{\infty},$ i)l , (3. 1) (3. 2)
, $f^{\infty}$ .
3. 1. i] $\in S$ , $(i_{t},a_{t})\in GrA$ , (3. 1) (3. 2) , $f^{\infty}$
.
4.
$i_{1}\in S$ , $x_{k}=c^{k}(i_{1}),$ $k=1,2,$ $\ldots,m$ , , $(i_{t},a_{t})$ $(i,a)$ 3. 1
, .
$(S_{i\iota}):| \sum_{x}=1\chi_{k}\sum\overline{-}1k\phi^{k}\infty(i)\chi,>.,\sum mkm>\phi_{f}^{k}f0,k\infty(i)=1^{+}=..\sum=1j\Rightarrow 1\infty mm_{1}=m.\mathcal{U}\sum_{)k(i}^{N}p(j|i,a)\phi_{f}(kjx_{k}>=\sum_{=}^{\gamma}k(i,\mathit{0})_{X_{k^{+}}}\sum_{)rA}m(i,\mathit{0})x_{k}\in Gm=1j\sum_{)i\in S(}^{N},p(j|i,a)u^{k}(j)_{X_{k}}=1f\infty,i_{1}$
’
4. 1. $f^{\infty}$ , $(S_{1}),$
$\ldots,$
$(S_{N})$ .
4. 2. $(T_{1}),$ $\ldots,$ $(T_{N})$ , $f^{\infty}$ . , $(T_{1}),$ $\ldots,$ $(T_{N})$
, 3. 2 .
4. 1. $(U_{1}),\ldots,(U_{N})$ , $f^{\infty}$ . , $(U_{1}),\ldots,(U_{N})$





$|_{\sum_{-}}^{X_{1}}m>=>Z, \ldots,X_{m}\phi_{f^{\infty}}(ki)x\sum_{1}k=^{Z}>=marrow EN\simeq p(j|i,\mathit{0})\phi(jk)f^{\infty}X_{k}$
$2_{\approx}^{\phi_{f^{\infty}}^{k}(}i)xk^{+} \mathrm{Z}^{u}\Leftarrow k(i)X_{k}>=\sum^{\gamma^{k}(a}=ki,)x+\sum_{\approx}J\sum_{arrow}p(j|i,a)u(kj)_{X}k$ ’
$(i,a)\in GrA,$ $i\in S(f^{\infty},i_{1})$
$x_{k}>0,$$k==1,$ $\ldots,m,$ $z_{=^{\mathrm{o}}}>$ .
4. 3.
(i) $P(S_{i_{1}})$ , $(S_{i_{1}})$ . , $P(S_{i_{\iota}})$
.
(ii) $P(S_{i_{1}})$ $0$ , $(S_{i_{1}})$ .










$\gamma:\mathrm{v}(1)=2,$ $\mathrm{Y}(2)=1;6$:6(1) $=2$ ,6(2) $=2$
[ $\gamma$ ]
$\phi_{\mathrm{Y}}=$ , $u_{\mathrm{Y}}=$
















${\rm Max} z=\infty$ . $\mathrm{Y}$ .
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